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G(X) 


where  8  -  (v.fl.A)  with  S  >  0.  In  order  that  the  transformation  (3.2) 


(see  3.4  below)  between  the  p.d.f.  f  of  the  transformed  variable 


(c.f.  Rollback  (1968),  Lemma  4.2,  Ch.  2) 


Then,  according  to  Bayes'  Theorem, 


distribution  of  X,  suggesting  a  Type  II  extreme  value  distribution  but  the 
true  Type  HI  extreme  value  distribution  is  also  very  likely  to  give  a  good  fit. 


s 


REPORT  DOCUMENTATION  PACE 


